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INTRODUCTION
As the quotes above indicate, concerns over the cultural impact of immigration on European society play a central role in the rhetoric of contemporary rightwing politicians, and indeed, anti-immigrant sentiment has contributed to the rise of rightwing political parties across Europe (The Economist, 2014) . 1 Table 1 presents the share of the vote received by rightwing political parties in recent elections for selected European countries. A long tradition in economics, originating with Marx and carried forward by the Chicago School, would tend to discount the explicitly stated concerns over culture and national identity expressed in these quotes, viewing them as manifestations of more fundamental conflicts over resources and economic opportunity. In contrast, the tradition in sociology, originating with Max Weber, holds that cultural factors may play an independent causal role in economic and political life. 2 With respect to the rise of the political right in contemporary Europe, the question becomes whether it is most directly linked to economic or cultural concerns, and to what degree these concerns are rooted to deeper economic and cultural factors?
These are questions on which the existing literature sheds little light. Chandler and Tsai (2001) , Sides and Citrin (2007) , Facchini and Mayda (2008) , and Jolly and DiGiusto (2014) find that opposition to immigration is associated with conservative or rightwing ideologies, and Billet and De Witte (1995) and Lubbers et al. (2002) show as well that opposition to immigration is associated with the propensity to vote for rightwing political parties. However, these papers employ general or composite measures of attitudes toward immigration and, thus, fail to specifically address the role of cultural concerns over immigration or to distinguish between the 3 roles of cultural and economic concerns over immigration in support for rightwing political parties and ideologies. Furthermore, none of these papers explicitly addressed the deeper foundations of concern over immigration.
We address these issues directly by exploiting largely ignored variables in the European Social Survey (2002 Survey ( -2010 that ask respondents directly about their opinion on the impact of immigration on the economy and on the national culture. As suggested by the quotes above, these dimensions of concern have different implications for political attitudes and behavior. In particular, we find that cultural concerns over immigration play a larger role than economic concerns in determining an individual's (self-reported) position on a left-right ideological continuum and the probability that an individual voted for a rightwing party. Distinguishing between economic and cultural concerns over immigration is also important because different types of concern may best be addressed through different policy interventions. For example, economic concerns might be addressed through changes in labor market or welfare policies, while cultural concerns might involve language acquisition and other assimilation-oriented policies.
We also extensively explore and distinguish between the determinants of economic and cultural concerns over immigration and, in doing so, provide a more nuanced understanding of attitude formation. A number of scholars have focused on the relative merits of different theoretical approaches to understanding the formation of native attitudes toward immigration, essentially running horse races for the different lines of theory. In contrast, we find support for a number of theories of native attitude formation, with different theories best explaining the formation of economic and cultural concerns.
The dominant school of thought on native responses to immigration is group threat theory, which suggests that hostility to immigration is a response to perceived threat of immigration to the interests or social position of the dominant group (Blumer, 1958; Blalock, 1967) .
3 These perceived threats are greatest in challenging economic times, tend to be increasing in the size of the immigrant population, and may reflect threats to the economic welfare, social status, or cultural hegemony of the dominant group.
The economic underpinnings of this perspective dovetail well with a large body of work that investigates the role of economic self-interest related to labor market 4 competition and the provision of public goods in the response to immigration (Dustmann and Preston, 2006, 2007; Facchini and Mayda, 2009; Senik et al., 2009; Helbling and Kriesi, 2014) . The labor market competition channel maintains that natives perceive immigration negatively fearing that they will lose their jobs to similarly skilled immigrants. Whereas, welfare concerns' theory points at the fear among natives that immigrants free ride on the welfare safety net of the host countries. Broadly speaking, both channels propose that attitudes toward immigrants will depend on the economic characteristics of individuals, countries and the immigrant population.
Native attitudes toward immigration may also reflect fears regarding the loss of socio-economic status. In contrast to the labor market and welfare channels, which are driven by the impact of immigration on real income levels, status concerns involve falling relative income levels. For example, a low-skill native facing high skill immigration may see her real income rise (due to skill complementarities, for example), while her relative income falls, reducing her status. While the existing literature has not given much prominence to the role of socio-economic status in native attitudes toward immigration, a large empirical literature highlights the role of status in subjective wellbeing (Clark et al., 2008) .
Finally, the cultural perspectives hypothesis "attributes independent causal power to normative orientations" of the native population, reflecting native attachment to regional traditions, collective identities and cultural values (Vallas et al., 2009, p. 202) . Normative concerns may reflect nationalism (Quillian, 1995; Mayda, 2006; Sides and Citrin, 2007) , racism or ethnocentrism (Quillian, 1995; Citrin et al., 1997; Dustmann and Preston, 2007) , parochialism (Schneider, 2008; Vallas et al., 2009), language (Chandler and Tsai, 2001) , religious sectarianism (Facchini et al., 2013) , or concerns over immigrant work ethic (Helbling & Kriesi, 2014) . The cultural perspectives approach is sometimes presented as an independent theoretical construct and sometimes as a strand of the group threat theory.
We structure our empirical investigation around two propositions, the salience hypothesis and the alignment hypothesis. The salience hypothesis, which originates with Blalock (1967) , is the conjecture that opposition to an out-group is increasing in group's share of the population and plays a central role in the literature on attitudes toward immigration. e.g. Quillian (1995) , Dustmann and Preston (2001) , Semyonov et al. (2008), and Ceobanu (2010) . As noted below, we are able to significantly advance the state of the literature regarding the role of immigrant share in influencing attitudes toward immigration.
The alignment hypothesis is of our own invention and concerns how cultural and economic factors play into the formation of concerns over the cultural and economic impact of immigration. In particular, the alignment hypothesis holds that the economic characteristics of individuals, countries and immigrants are more important in determining economic than cultural concerns over immigration, while cultural characteristics play a greater role in determining cultural than economic concerns. Exploring the alignment hypothesis sheds light on the more fundamental economic and cultural determinants of the economic and cultural concerns of European natives and, thus, on the debate between Marx and Weber.
A particular strength of the analysis presented here derives from our use of an international pseudo-panel, which allows us to identify the impact of marginal changes in the immigrant population share while controlling for unobserved country and period effects. In contrast, studies employing cross-sectional data from a single point in time, such as Quillian (1995) , Espenshade et al. (1996) , Evans and Need (2002) , Sides and Citrin (2007) , Semyonov et al. (2008) , Strabac and Listhaug (2008), and Ceobanu (2010) , cannot address the how attitudes toward immigrants respond to changes in share or composition of the immigrant population, nor can they effectively control for omitted country-level variables that may be correlated with macroeconomic indicators, such as unemployment or the immigrant population share. Similarly, studies that employ national panel data, such as Dustmann and Preston (2001), Semyonov et al. (2004) , Wilkes and Corrigall-Brown (2011), and Jolly and DiGiusto (2014) , are unable to investigate the determinants of international differences in the sensitivity of attitudes toward immigrants, including various dimensions of national culture.
Our key findings are as follows. First, and most fundamentally, we document statistically significant and economically substantial differences between economic and cultural concerns over immigration. Economic and cultural concerns over immigration differ with respect to their determinants as well as their implications for political values and behavior. This finding supports our efforts to distinguish between these dimensions of concern and suggests that this distinction may be important to future research in this area.
Second, we find consistent support for the salience hypothesis: immigrant population share is significant, either alone or interacted with other variables, in every specification we examine. This is an important finding because the existing evidence on the salience hypothesis has been decidedly mixed. For example, Quillian (1995) , Dustmann and Preston (2001) , Semyonov et al. (2008), and Ceobanu (2010) observe a positive association between the relative size of the foreign population and anti-immigrants attitudes, whereas, Evans and Need (2002), Semyonov et al. (2004) , Sides and Citrin (2007) , Strabac and Listhaug (2008) , and Jolly and DiGiusto (2014) find no such relationship. 4 The use of panel estimation techniques in this paper for cross-national comparisons puts this result on firmer econometric footing by reducing concerns over the impact of omitted country-level variables.
We also refine the salience hypothesis in two ways. First, we find that the immigrant population share plays a substantially larger role in the formation of economic than cultural concerns over immigration. And, second, we find that salience effects are mediated by macroeconomic conditions and dimensions of national culture. These results reflect substantial differences in the response to immigration across countries and time, and may go some distance toward explaining disparate findings regarding the salience effect in the existing literature. The roles of macroeconomic conditions and national culture in salience effects also suggest limits to our ability to extrapolate the findings of country-level analyses to other settings.
Third, we document an important fault-line in support for the alignment hypothesis. The evidence on individual-level characteristics supports the alignment hypothesis: an individual's economic characteristics matter more for their economic than their cultural characteristics, and vice versa. However, the alignment hypothesis does not hold for country-level variables. Macroeconomic conditions appear to play a roughly equal role in economic and cultural concerns over immigration, while measures of national culture matter only for economic concerns over immigration. Finally, the economic characteristics of the immigrant population matter for both economic and cultural concerns over immigration. In this case, economic concerns appear to reflect labor market and welfare channels, cultural concerns appear to reflect fears over the loss of socio-economic status.
The remainder of our paper is organized as follows. Section 2 introduces the data. Section 3 presents results on 1) immigration concerns and political variables and 2) examines the individual-level determinants of concerns over immigration. Section 4 considers the role of macroeconomic conditions, national culture and the characteristics of the immigrant population. Section 5 concludes.
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DATA
In this section, we further provide more information about the data used for this study. Our primary data source is the first five waves of the European Social Survey (ESS) consisting of observations from 22 European countries: Austria, Belgium, Switzerland, the Czech Republic, Germany, Denmark, Estonia, Spain, Finland, France, Great Britain, Greece, Hungary, Ireland, Luxembourg, the Netherlands, Norway, Poland, Portugal, Sweden, Slovenia, and the Slovak Republic. ESS is a biannually conducted survey that started in the year 2002. Its special focus on migration and minorities adds value to our choice of the survey. We limit our analysis to the first five rounds, e.g. through 2010, due to the availability of data on immigrant population share. Given our explicit concern with the role of immigration concerns in political outcomes, we also restrict the analysis to respondents who are citizens of the country in which they are surveyed.
Individual-Level Variables
Individual level variables are taken from the ESS survey responses and include economic and cultural concerns over immigration, political ideology, voting behavior, and a variety of demographic, economic and cultural characteristics that may influence attitudes toward immigration. Summary statistics for these variables are presented in Table 2 .
The main dependent variables in our analysis consist of two variables that record a respondent's concerns over the economic and cultural impact of immigration on their country. The question recording a citizen's economic concerns towards immigration asks: "Would you say it is generally bad or good for [country's] economy that people come to live here from other countries?" The individual response to this question ranges in the scale from 0-10, where 0 indicates that the respondent believes immigration is bad for the economy, and 10 indicates that respondent perceives that immigration is good for the economy. Our measure of cultural concerns over immigration is derived from a similar question, which asks: "Would you say that [country's] cultural life is generally undermined or enriched by people coming to live here from other countries?" The answer 0 to this question signifies that the respondent believes that immigration undermines the cultural life, and the response 10 suggests that the respondent perceives that immigration enriches the cultural life of her country.
We manipulate the raw data on concern over immigration in two ways. First, we reverse the order of the responses so that higher values are associated with greater concern over the impact of immigrants. Second, we normalize these variables using the standardized coefficients technique. The resulting variables have zero means and standard deviations of one. Normalization facilitates our investigation of the alignment hypothesis, which requires that we compare results for regressions employing the two measures of concern as dependent variables.
We rely on two variables to document the relationship between concerns over immigration and a respondent's politics. The first variable records a respondent's answer to the following question: "In politics people sometimes talk of 'left' and 'right'. Using this card, where would you place yourself on this scale, where 0 means the left and 10 means the right?" We transform this variable using the standardized coefficient technique. We interpret increases in this variable as a rightward shift in an individual's underlying political views.
To measure political behavior, we rely on two measures. First, we construct an measure of individual voting behavior based on an ESS variable recording the party an individual voted on in the most recent election. The results are then matched with a list of right-wing parties to create the variable "rightwing", which takes the value of one if an individual voted for a right-wing party and zero otherwise. Table  12 lists right-wing European political parties and is constructed using information from Ivarsflaten (2006) , Rydgren (2008) , and Mudde (2012 Mudde ( , 2013 .
In investigating the individual-level determinants of concerns over immigration, we employ a variety of variables that reflect an individual's demographic, economic and cultural characteristics. Demographic variables include an individual's age, gender, marital status, and a dummy variable for whether there are children living at home. Economic variables include measures of an individual's income, education level and employment status. Cultural variables include an individual's religious affiliation, immigration status of their parents, and a measure of religiosity, as indicated by attendance at religious services. This categorization is clearly imperfect, as many variables could count in multiple categories, e.g. education arguably influences an individual's cultural identity as well as her economic situation, and is based in part on our subjective judgment and partly on previous work.
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The immigrant share of the population is used to test the salience hypothesis, which holds that the perceived threat of an out-group rises with its share of the population and is most closely associated with the group threat hypothesis Blalock (1967) . Data on immigrant population share comes from OECD's migration statistics. 5
Group threat theory suggests that native hostility to immigrants will be a function of economic conditions in a given area. While most analyses of group threat theory focus on the unemployment rate, Friedman (2005) argues that economic growth alters people moral sentiments, making them less concerned with horizontal social comparisons and more accepting of policies that benefit excluded or marginalized groups. 6 In light of this argument, we use two measures of macroeconomic conditions, the unemployment rate and real per capita income. These variables are from OECD labor market statistics 7 .
We test cultural perspectives theory using two dimensions of national culture that reflect a country's religious diversity and its position on the individualismcollectivism continuum. Our motivation for considering religious diversity comes from contact theory, which holds that hostility to immigration stems for social and institutional barriers between immigrant and native populations (Vallas et al., 2009) . A broad reading of contact theory suggests that the experience of living in a religiously diverse society would tend to make natives less concerned with other forms of social diversity, including those associated with immigration. Our measure of religious diversity is from McCleary and Barro (2006) and equals one minus the sum of the squares of the population shares belonging to ten religious traditions. Intuitively, this measure reflects the probability that any two randomly selected individuals will belong to the same religious or philosophical tradition. To avoid issues of reverse causation, we measure religious diversity in 1970.
Second, we use a measure of individualism, which is widely regarded as the most important component of a country's cultural make-up (Gorodnichenko and Roland, 2011; Hofstede, 2001) . Individualism and collectivism reflect the importance of social relationships in an individual's identity (Gorodnichenko and Roland, 2011) , and individuals who are less attached to national, ethnic and religious identities may be less sensitive to the perceived threats to these group identities posed by immigration. Furthermore, individualism is strongly associated with having a general rather than limited morality and, thus, with more moderate distinctions between social insiders and outsider Alesina and Giuliano, "Culture and Institutions.". Our measure of individualism is from Hofstede (1985 Hofstede ( , 2001 and is the most commonly used measure in the social sciences.
Finally, we consider a number of economic and cultural characteristics of the immigrant population. To construct these variables, we combine information from the OECD and ESS data sets. Although ESS survey is a rich source of information on the characteristics of individual immigrants, it may lack the representativeness for the actual migrant share. Hence, as an initial correction, we rescale the ESS data so that the share of the foreign born (calculated from the ESS) matches the OECD data on migrant share. 8 The scale is simply the ratio of OECD estimate of share of foreign born to that from the ESS for each country and for every year. Then we multiply various migrant share types obtained from the ESS with this scale and obtain the scaled immigrant shares categorized by employment status, education level, and religious affiliation. We use this categorization to study whether certain characteristics of immigrant population are associated with natives' concerns over immigration. Following the alignment hypothesis, we expect to find that economic characterization of immigrant population (employment status and education level) should associate with natives' economic concerns over immigration, whereas, religious characterization should relate to cultural concerns of the natives over immigration.
RESULTS AND DISCUSSION
Concerns over Immigration, Political Ideology and Voting Behavior
We begin by considering how economic and cultural concerns over immigration are related to political ideology and voting behavior. While voting behavior is attractive measure of an individual politics, due to its central role in electoral politics and policy formation, there are two reasons to consider political ideology as well. First, an exclusive focus on voting behavior may miss important channels through which attitudes toward immigration influence policy, such as political contributions and lobbying (Facchini and Mayda, 2008; Facchini et al., 2011) . Second, our measure of voting behavior, a dummy variable for whether an individual voted for a rightwing party, is potentially subject to substantial systematic measurement error. In particular, social desirability bias may lead to a higher rate of non-response among rightwing voters when asked to identify the party for which they voted. In keeping with this concern, we note that a significant portion (23%) of our sample of European voters failed to respond to the question identifying their party.
Our findings are presented in Table 4 . In the first three columns of Table 4 the dependent variable is an individual's self-reported position on a left-right political spectrum. An increase in this variable is associated with a rightward shift in political ideology. Our primary independent variables are an individual's economic and cultural concerns over immigration. In addition, we control for the respondent's demographic, economic and cultural characteristics listed in Table 2 as well as for country and period fixed effects.
As seen in the first two columns, both economic and cultural concerns over immigration are associated with ideological positions on the political right. The coefficients on these variables are highly significant and relatively similar in magnitude. When entered jointly, however, we see that cultural concerns over immigration play a much greater role in an individual's rightward political selfidentification. A one-standard deviation increase in cultural concern is associated with an increase in rightward ideology by 14 percent of a standard deviation, while a one-standard deviation increase in economic concerns is associated with an increase in rightward ideology by 2.7% of a standard deviation, a difference in magnitude of roughly five fold.
A similar pattern of influence emerges when we examine voting behavior, though the difference in magnitude is not as extreme. Our dependent variable for these regressions is a dummy variable for whether the respondent voted for a right-wing party. We estimate columns four through six using a probit estimator and employ the same set of control variables used in columns one through three. Our results indicate that economic and cultural concerns over immigration play a role in voting behavior, with both forms of concerns over immigration associated with a greater propensity to vote for a rightwing party. Note also that cultural concerns appear to play a greater role than economic concerns in determining voting behavior. Oneunit increases in economic and cultural concerns is associated with an increased in the probability of voting for a rightwing party by 19 percent and 25 percent, respectively, indicating that the influence of cultural concerns is on voting behavior is roughly 30% larger than that of economic concerns.
In conclusion, both economic and cultural concerns over immigration appear to play a role in political variables, affecting an individual's political ideology to the right and making it more likely that he or she will vote for a rightwing party. In addition, cultural concerns over immigration play a larger role in determining political ideology and voting behavior than do economic concerns over immigration. These results suggest it is important to distinguish between economic and cultural concerns over immigration and their determinants, which is the task to which we now turn.
Individual Characteristics and Concerns over Immigration
In this section, we examine the relationship between the immigrant population share, individual characteristics and concerns over immigration. As noted in the introduction, our investigation is guided by two hypotheses. The first is the salience hypothesis, which holds that concerns over immigration should be increasing in the immigrant population share. The second, the alignment hypothesis, holds that cultural variables, such as an individual's religious affiliation, should play a greater role in determining cultural concerns over immigration, while economic variables, such as an individual's employment status, should play a greater role in determining economic concerns over immigration.
Our baseline empirical model is as follows:
(1)
In this specification, the dependent variable measures individual i's self-reported attitude cultural concerns towards immigration; is the migrant share (foreign born) in the country c at time t; , and are vectors of i's demographic, economic and cultural characteristics; and are the country and time specific dummies; and is the error term. The inclusion of country fixed effects allows us to control for unobserved, time-invariant variables that might be correlated with key variables of interest, such as the immigrant share. Similarly, the inclusion of period fixed effects allows us to control for Europe-wide shocks to concerns over immigrants, such as may have occurred following high profile terrorist events. Given the multinomial nature of the dependent variables used in this study, we have double-checked our results using ordered logit regression 13 method. The main results are robust to the choice of estimation methodology. We present results for weighted OLS regressions primarily for ease of interpretation. 9 Table 5 presents the baseline regressions following the estimation strategy shown in equation (1). Columns (1) and (2) provide strong support for the salience hypotheses. The immigrant population share is a statistically significant determinant of both measures of concern over the impact of immigration. We note also that economic concerns are 2.74 times as sensitive to the immigrant share as are cultural concerns. Because we are controlling for country fixed effects, these coefficients reflect the association of changes in the share of the immigrant population with changes in immigration concerns. Moreover, these effects are economically large. For example, a 1.34% increase in the share of the foreign born has roughly the same impact on economic concerns over immigration has having a native, rather than immigrant, father. Similarly, having a native father has the same impact on an individual's cultural concerns over immigration as a 3.66% rise in the foreign born share.
Note that since the immigrant share of a country's population is endogenous, the coefficients in Table 5 should not be interpreted as causal effects. The econometrically appropriate way to address the endogeneity of immigration is through the use of instrumental variables. However, we were unable to identify appropriate instruments. For example, an obvious source of exogenous variation in immigration flows is refugees. However, as suggested by Zimmermann et al. (2000) and O' Rourke and Sinnott (2006) , the native response to refugees may differ from that to other immigrants 10 . That said, the available evidence suggests that hostility to immigration likely reduces immigration flows, either by influencing immigration policy (Facchini and Mayda, 2008; Facchini et al., 2011) or by making a country's social environment less hospitable to immigrants (Knabe et al., 2013) . This suggests that the most important sources of endogeneity bias are negative and, as a result, the coefficient on the immigrant population share likely reflects a lower bound on the actual causal effect. Moreover, the magnitude of any bias due to reverse causation is likely to be very small (Olivier and Wong, 2003) .
Next, we consider the alignment hypothesis. To help in interpreting our results in terms of the alignment hypothesis, we run a third regression, with results presented in column 3, in which the dependent variable is the difference between an individual's economic and cultural concern over immigration. A significant coefficient in this column indicates that a given regressor plays a significantly different role in determining economic and cultural concerns, and thus potentially fits the alignment hypothesis. For example, we see that being married affects economic and cultural concerns differently, while living in an urban area does not.
The results in Table 5 largely support the alignment hypothesis. The bottom two rows of the table report F-statistics for the vectors of individual economic and cultural characteristics. These results suggest that the vector of economic characteristics, which includes income, education and employment status, is more important for economic than cultural concerns over immigration:
. Similarly, the vector of cultural characteristics, reflecting an individual's religiosity and ethnic and religious identity, is more important for cultural than economic concerns: = . These findings indicate that, collectively, an individual's economic characteristics matter more for her economic than cultural concerns over immigration and her cultural characteristics matter more for her cultural than economic concerns.
Turning next to individual regressors, we see that most of the results in Table 5 support the alignment hypothesis as well. For example, two of the variables related to employment status are significant determinants of an individual's economic concerns, while none are significant determinants of cultural concerns. Among the economic characteristics, exceptions to the alignment hypothesis are household income and education, which play a similar role in determining both types of concern. The last result is consistent with the idea that education is not exclusively an economic variable, but also plays an important role in shaping an individual's values and beliefs, e.g. Chandler and Tsai (2001), Hainmueller and Hiscox (2007) , and Gang et al. (2013) .
Most of the cultural variables fit the alignment hypothesis as well. Turning to column 3, we see that four of the religious affiliation variables, reflecting an individual's identity as Catholic, Protestant, Jewish and adhering to an Eastern religion, have a statistically significantly differential effect on the two dimensions of concern over immigration, and in each case the effect is larger on cultural than economic concerns over immigration. In contrast, religiosity reduces both forms of concern by a similar amount, while belonging to an ethnic minority is not significant in either regression.
11 Table 6 presents a number of robustness checks on our results. In doing so we concentrate attention on the salience hypothesis and, thus, on the role of the immigrant population share. While we continue to control for the individual level characteristics used in Table 5 , we do not report or discuss these results. In our initial robustness test, we rerun our baseline specification augmented to include a country-specific time trend. As indicated in columns 1 and 2, our results are largely robust to this change of specification. The coefficients on immigrant share are positive, significant and very similar in magnitude to those reported in Table 5 . Next, we examine the effect of restricting the sample the countries of continental Europe and to EU member countries. As seen in columns 3-4 of Table 6 , the immigrant population share continues to be strongly related to concerns over the economic and cultural impact of immigration.
Finally, we investigate specifications in which the relationship between migrant share and concerns among citizens towards immigration is non-linear. In the first specification, we consider a quadratic relationship between the immigrant population share and native concerns. As seen in columns 5 and 6, in both regressions the pattern of coefficient signs indicate a concave relationship between the immigrant share and economic and cultural concerns over immigration, though the coefficients on the squared term are not statistically significant.
In conclusion, we find substantial support for the salience and alignment hypotheses. Regarding the salience hypothesis, both economic and cultural concerns are increasing in the immigrant population share. Economic concerns also appear to be significantly more sensitive to changes in immigration than are cultural concerns. We also find strong support for the alignment hypothesis: both individually and collectively, cultural variables play a larger role in determining cultural than economic concerns over immigration, and economic variables play a larger role in determining economic than cultural concerns. Next, we turn our attention to the role of macroeconomic and national-cultural characteristics in influencing economic and cultural concerns over immigration. As we shall see below, the alignment hypothesis will no hold as consistently in these cases.
IS THE RESPONSE TO IMMIGRATION UNIFORM ACROSS COUNTRIES?
One of the key results of the previous section is support for the salience hypothesis, the view that concerns over immigration are increasing in the immigrant share of the population. A potential criticism of this finding is that the specifications used restrict the response to immigration to be uniform across countries. Put differently, our results may be thought of as reflecting this relationship in a hypothetical average country. In this section, we broaden the analysis to consider systematic differences in the response to immigration across countries. More specifically, we investigate how the response to immigration varies depending on the economic and cultural characteristics of the country and of the immigrant population.
Group Threat Theory
We begin by considering several variations on group threat theory, which suggests that native hostility to immigrants will be a function of economic conditions and of relative size of the minority group. In doing so, we consider three potential economic threats. We follow the existing literature by focusing on labor market competition and immigrant consumption of public goods and services (Dustmann and Preston 2006, 2007; Helbling and Kriesi 2014) , and we extend the literature by considering the role of economic status as a perceived threat.
We examine these hypotheses using macroeconomic indicators and characteristics of the immigrant population. The macroeconomic indicators we employ are the unemployment rate and (the log of) per capita income. Higher rates of unemployment may increase anxiety over immigration by increasing the perceived competition between native and immigrant job seekers and by increasing the share of the immigrant population requiring public assistance. Per capita income may affect concerns over immigration by reducing the perceived burden of immigrant consumption of public services. More generally, economic growth may make people less concerned with horizontal social comparisons and, thus, more accepting of policies that benefit excluded or marginalized groups, as argued by Friedman (2005).
Our results are presented in Table 7 . We begin by adding the national unemployment rate to the baseline specifications used in Table 5 . Columns one and two show that unemployment increases the level of economic concern over immigration, while leaving cultural concerns over immigration unchanged, a result that is consistent with the alignment hypothesis. The association of unemployment with economic concerns over immigration is also economically large. 12 The point estimates indicate that a one-percent increase in unemployment is roughly 80 percent of the effect of a one percent increase in the share of the immigrant population.
In columns three and four, we include an interaction term to test whether the unemployment rate affects the sensitivity of concerns over immigration to the immigrant population share. Our results, a positive and significant coefficient on the interaction terms, suggest that it does. Point estimates indicate that unemployment increases economic concerns over immigration for countries in which the immigrant share of the population is greater than 6.2%, a threshold that is significantly below the sample average of 11.7%. As seen in column four, a similar result holds for cultural concerns over immigration: an increase in the unemployment rate raises the sensitivity of cultural concerns over immigration to the foreign born share of the population. In this case, however, the threshold level of the immigrant population share at which the marginal effect of unemployment on cultural concerns turns positive, 12.5%, is much closer to the population average, so that on average the effect is not significantly different from zero.
In columns five to eight, we study the other macroeconomic indicator: the log per capita income. Unlike the analysis of unemployment rate, in columns five and six, we find that the association between log per capita income and economic and cultural concerns over immigration are statistically insignificant. 13 In columns seven and eight, we include the interaction term between the log per capita income and the immigrant population share. The results in column seven indicate that the log per capita income affects the sensitivity of concerns over immigration to the foreignborn population share. Point estimates indicate that log per capita income decreases the economic concerns over immigration for countries in which the immigrant population share is greater than 4.64%. Additionally, in the case of cultural concerns, we find that the threshold level of the immigrant population share at which the marginal effect of log per capita on cultural concerns turns positive, 19.03%, is much higher than the population average.
These results strongly reject the assumption that the salience effect is independent of a country's prevailing economic conditions and provide evidence in favor of the group threat hypothesis. Note in particular that our baseline specification includes several controls for the respondent's income level and labor market status, including whether he or she was ever unemployed during last three months. Because of this the results reported in Table 7 for macroeconomic indicators should be interpreted as signs of an individual's concern for the welfare of the native population as a group, rather than as an indication of the perceived personal threat of immigration to the individual's economic situation.
Next we consider how concerns over immigration vary with the economic characteristics of the immigrant population, beginning with their employment status. To facilitate comparison across specifications, we continue to include the (total) immigrant population share in our specification, adding variables reflecting the population shares of various immigrant subgroups, including business owners, the self-employed, the unemployed and students. The omitted category is the population share comprised of employed immigrants.
Our results are shown in Table 8 . Column one indicates that economic concerns over immigration are roughly equal for immigrants who are employed, unemployed, and business owners and are higher for self-employed and student immigrants. Because economic concerns over immigration appear to be similar for employed and unemployed immigrants, our results do not clearly favor either the labor market competition or welfare theories. A plausible interpretation is that both channels are present and of relatively equal strength. Our results for student and self-employed immigrants do clearly support either the welfare or competition theories.
Cultural concerns over immigration also depend on the employment status of the immigrant population in significant ways. Our findings indicate that the impact of immigrant business owners on cultural concerns over immigration is five times that of employed and self-employed immigrants. In addition, the marginal impact of unemployed immigrants is zero, 0.0591-0.0567 » 0. Evidence of heightened cultural concerns over economically empowered immigrants, such as business owners, is consistent with the line of group threat theory that emphasizes the role of native economic status. Unlike concerns over labor market competition, which reflect beliefs about the impact of immigration on the absolute level of native wages and incomes, concerns over economic status reflect perceived changes in relative income levels.
To more directly test the labor market competition, we differentiate between the shares of high and low skill immigrants in the population. As seen in column one of Table 9 , economic concern over immigration appears to be nearly three times as large for high skill relative to low skill immigrants. And a similar disparity is seen cultural concerns over immigration, a finding that is consistent with evidence presented in Table 8 that cultural concerns appear to be increasing in the socioeconomic status of the immigrant population. In other words, natives are more concerned towards immigration of high-skilled immigrants as compared to immigration of the low-skilled. These results contradict the findings of Hainmueller and Hiscox (2007) and Helbling and Kriesi (2014) , which suggest that high-skilled immigrants are generally preferred to low-skilled immigrants.
Next we repeat this exercise using subsamples of high and low-skilled natives. Economic theory suggests that natives should be more concerned over immigrants of a similar skill level, e.g. those who would be expected to compete most directly with them in the labor market, and earlier work has found a robust link between labor market skills and preferences over immigration, with less-skilled natives preferring more restrictive immigration policy. 14 Comparing columns three and five, we find that while high-skill natives are, in general, less concerned than low skill natives over the economic impact of immigration, a result that echoes the findings of Scheve and Slaughter (2001) , Mayda (2006) , and Hainmueller and Hiscox (2007). However, in keeping with a role for concern over labor market competition, we find that relative concern over high skill immigration is greater for high skill natives: the ratio of concern over high-skill to low-skill immigrants is greater for high skill natives, 0.121/0.0266=4.55, than for low skill natives, 0.164/0.0731=2.24. This finding contradicts the main findings of Hainmueller and others in two respects: 1) we find that high-skilled natives are economically concerned towards high-skilled immigration, and 2) we find that both high-as well as low-skilled natives are concerned over high-skilled immigration than they are concerned over low-skilled immigration. 15 Comparing columns four and six, we find that cultural concerns over immigration are higher for low skill natives and high skill immigrants. Indeed, neither immigration skill group is a significant determinant of cultural concern over immigration for high skill natives, while low-skill natives are more concerned about high-than low-skill immigrants. These findings confirm and refine our earlier results that cultural concerns are increasing in the socio-economic status of the immigrant population, e.g. cultural concerns of low skill natives may reflect actual or perceived loss of relative socio-economic status to the immigrant population.
In summary, we find strong evidence in support of the group threat hypothesis. A rise in the unemployment rate increases economic concerns over immigration and makes both economic and cultural concerns more sensitive to the foreign born share of the population, while an increase in real per capita income has similar but opposite effects. Evidence on the employment status of the immigrant population shows that economic concerns are greatest for students and self-employed immigrants. Economic self-interest also appears to play a role in determining how economic concerns over immigration differ for high and low skilled natives.
Our findings also suggest that economic factors play a significant role in determining cultural concerns over immigration. 16 In particular cultural concerns appear to be greatest for low skill natives and for economically empowered immigrant subgroups, e.g. business owners and high skill immigrants. Thus, cultural concerns over immigration appear closely linked to the relative socio-economic status of the native population. These results are in line with Dustmann and Preston (2007) , which suggests that racial and cultural prejudice is an important channel with which attitudes are formed, and is relatively important for the low-skilled citizens. Moreover, Hainmueller and Hiscox (2007) suggest that more educated respondents are significantly more likely to have immigrant friends, place greater value on cultural diversity, and as a result, are less likely to think that immigrants worsen crime problems than their less educated counterparts. A significant difference is that these studies did not distinguish between economic and cultural concerns over immigration. Another distinction is that we are able to analyze citizen's concerns as a function of different types of immigrant shares (high-skilled vs low-skilled, employed/unemployed vs business owners, Christian vs Islamic immigrants) whereas these studies heavily relied on characteristics of immigrants' origin countries to distinguish between different types of immigrants (e.g. rich and poor countries, EU and non-EU). 17
Cultural Perspective Theory
Next we consider how native concerns over immigration are shaped by dimensions of national culture and the cultural characteristics of the immigrant population, e.g Quillian (1995) , Citrin et al. (1997) , Dustmann and Preston (2007) , Facchini et al. (2013) , Helbling and Kriesi (2014) . We focus on two dimensions of national culture, religious diversity and individualism. Contact theory suggests that a national experience of religious diversity would tend to make natives less concerned with immigration and less sensitive to increases in the immigrant share of the population, while individualism is associated with reduced attachment to group identities, which may reduce the weight given to any perceived group threat from immigration.
We rely on a single measure of each variable for each country; religious diversity is measured in 1970 and Hofstede's individualism measure is constructed from survey data collected between 1967 and 1973. Because national culture is so persistent, the use of a single of each variable is theoretically appropriate. A downside to this approach is that it precludes directly examining the effect of culture on concerns over immigration, as our cultural variables are perfectly collinear with the country fixed effects. Instead, we consider specifications in which national culture is interacted with the immigrant population share, which allows us to address how culture affects the presence or strength of salience effects.
Our results, presented in Table 10 , indicate that national culture does play a significant role in shaping concerns over immigration and suggest significant international differences in the sensitivity of these concerns to the immigrant share of the population. In particular, we find that economic concerns over immigration are lower for countries with greater religious diversity and more individualistic cultures. For example, in a country with the mean level of religious diversity, 0.341, a one percent increase in the immigrant share of the population raises economic concerns by 0.0431 standard deviations. In contrast, in a country that is one standard deviation less diverse, religious diversity = 0.12, it raises economic concerns by 0.0755 standard deviations, an effect that is seventy five percent larger. The finding that religious diversity is associated with reduced salience effects is consistent with contact theory. In particular, familiarity with one form of cultural diversity, associated with religion, appears to make natives less concerned with cultural diversity arising from immigration.
Differences in individualism and collectivism have an economically significant impact on how economic concerns of country's natives respond to immigration as well. For a country with the mean level of individualism, a one percent increase in the immigrant share of the population raises economic concerns by 0.065 standard deviations. While for a country that is one standard deviation below the mean level of individualism, it raises economic concerns by 0.095 standard deviations. These results suggest that it makes little sense to talk about the effect of immigration on concerns over immigration in general, as this response depends very strongly on a country's cultural makeup.
In addition, note that religious diversity and individualism do not appear to influence the sensitivity of cultural concerns over immigration to the immigrant share of the population. In particular, the interaction effects in columns two and four are not significantly different from zero. This finding does not fit with the alignment hypothesis or with our priors. For example, we expected natives in religiously diverse countries to feel less culturally threatened by immigration than natives in more religiously homogenous countries. The fact that national culture appears to matter for salience effects in economic but not cultural concerns is a notable failure of the alignment hypothesis.
Finally, we consider how the cultural characteristics of the immigrant population affect native concerns over immigration. To measure the cultural characteristics of the immigrant population, we use the shares adhering to various world religions. In particular, we consider the share of the population composed of Christian immigrants, Muslim immigrants, immigrants of other religions and non-religious immigrants. To increase the comparability with previous results, we include the (total) share of immigrants in the population and omit the share of non-religious immigrants. The cultural perspectives theory leads us to believe that concern over immigration should be greater for non-Christian immigrants.
As seen in Table 11 , the results of this exercise are largely inconclusive. None of the coefficients reflecting the religious composition of the immigrant population is significant. Thus, we cannot reject the hypothesis that the economic and cultural concerns over immigration are independent of the religious composition of the immigrant population. Our results may also reflect our reliance on the self-reported religious identity of the immigrant population, which may result in large standard errors and biased coefficients. Nevertheless, an important result here is that the fear of Islamic migrants does not show up as significant. This is found for both economic as well as cultural concerns over immigration. In columns three and four, we specifically focus on Islamic migrants in relation to the rest of the immigrant population. Our results suggest that native concerns over immigration are sensitive to the (total) immigrant population share, not to the share of the population comprised of Islamic immigrants. These results are in line with Strabac and Listhaug (2008) , who do not find any association between the size of Muslim population in a country with the level of anti-Muslim prejudice among European population. Taken together, our results in Tables 10 and 11 suggest that it is the cultural characteristics of the native population, not the immigrant population, that determines the strength of salience effects.
CONCLUSION
This paper argues that in order to understand the links between immigration, native attitudes toward immigration and the rise of right-wing politics in Europe, it is important to distinguish between the economic and cultural dimensions of concern over immigration. In particular, we find that cultural concerns over immigration are significantly more important than economic concerns in rightwing ideological shifts and voting behavior. Motivated by this finding, the majority of the paper investigates the determinants of these two dimensions of concern.
Our second important finding is strong and consistent support for the salience hypothesis, the proposition that native concerns are increasing in the immigrant share of the population (Blalock 1967) . Our work advances the large body of work that has investigated this proposition in several ways. First, we find that the immigrant share plays a substantially larger role in the formation of economic than cultural concerns over immigration. Second, by utilizing the pseudo-panel of data available from the ESS, we are able to effectively control for unobserved country and period effects that may have contaminated previous estimates based on international cross-sectional or national panel data. The ability to control for these unobserved factors should give greater confidence in our estimates of the salience effect.
In addition to placing the salience hypothesis on sounder econometric footing, we significantly refine the current understanding of the salience hypothesis, demonstrating that macroeconomic conditions and key dimensions of national culture influence the strength of salience effects. In particular, we find that economic concerns over immigration are more sensitive the immigrant population share in countries 1) with higher unemployment, 2) lower levels of per capita income, 3) less religious diversity, and 4) more collectivist cultures. In contrast, when considering cultural concerns over immigration, the magnitude of salience effects depends on macroeconomic conditions but not on key dimensions national culture. By highlighting systematic difference in how native attitudes respond to immigration, our results suggest caution in extrapolating results regarding attitudes toward immigration across countries or periods with different macroeconomic conditions. Third, we provide initial evidence on the alignment hypothesis, a term we coin to refer to the idea that the economic characteristics of individuals, countries and immigrants are more important in determining economic than cultural concerns over immigration, while cultural characteristics play a greater role in determining cultural than economic concerns. Our main result here is that the alignment hypothesis holds for individual level characteristics, but not for national culture or the characteristics of the immigrant population. In particular, religious diversity and individualism appear to play a greater role in economic than cultural concern over immigration. The intriguing failure of the alignment hypothesis in this regard is a promising avenue for further study.
Another key failure of the alignment hypothesis is that cultural concern over immigration appears to be highly sensitive to the economic characteristics of the immigrant population. In particular, cultural concern is increasing with the population share of economically empowered immigrants, such as business owners and high-skill immigrants, a finding we interpret this finding as consistent with native concerns over economic status. To the best of our knowledge, the idea that native concerns over immigration would respond to changes in relative income, rather than absolute income, has not been previously investigated in the literature on attitudes toward immigration, though a taste for status has emerged as a central finding in investigations of subjective wellbeing.
In closing we wish to highlight two implications of our findings for the literature on attitudes toward immigration. First, our results provide support for two of the three the primary theories of attitudes toward immigration. Consistent with group threat theory, we find that both forms of concern are increasing in the immigrant population share and are greater in difficult economic conditions. Consistent with cultural perspectives theory, we find that economic concerns over immigration depend on individual and national cultural variable. In particular, we find that salience effects are stronger for countries with more religiously homogeneous populations and collectivist cultures. In contrast with earlier work, we highlight the importance of the cultural characteristics of the native, rather than immigrant, population. Collectively, our findings suggest that group threat and cultural theories may best be viewed as complements. Second, our results call for explicit examination of how immigration policy affects attitudes toward immigrants. In particular, the failure of the alignment hypothesis with respect to country-level variables suggests that policies designed to address one dimension of concerns may spillover (positively or negatively) on the other dimension. For example, policy changes designed to increase the share of high-skill immigrants or increase immigrant labor market attachment may decrease economic concerns while increasing cultural concerns. The net effect of such changes on attitudes toward immigration, and their implications for support for right-wing policies and political parties, remains an important subject for future investigation. N o te : * : T h is is a n in c o m p le te list o f p o litic a l p a rtie s w ith fa r-rig ht e le c tio n a g e n d a s. P a rtie s o n ly w ith su b sta ntia l vo te sh a re s (a b o u t 1 0 p e rc . o f to ta l vo te sh a re ) a re in c lu d e d . * * : E u ro p e a n p a rlia m e nt e le c tio n s in A u stria a n d F in la n d to o k p la c e in th e ye a r 1 9 9 6 ra th e r th a n 1 9 9 4 . D a ta so u rc e : E u ro p e a n E le c tio n D a ta b a se . H ig h ly -e d u c a te d im m ig ra nt va ria b le re p re se nts th e im m ig ra nt p o p u la tio n (fo re ig n b o rn ) a m o n g th e su rve y p o p u la tio n w ith e d u c a tio n m o re th a n 1 5 ye a rs. C h ristia n a n d Isla m ic im m ig ra nts re p re se nt th e sh a re o f p o p u la tio n w h ich is fo re ig n -b o rn a n d b e lo n g to C h ristia n (c a th o lic , p ro te sta nt, e a ste rn o rth o d ox a n d o th e r C h ristia n ) a n d Isla m ic re lig io n s. N o te : T h e d e p e n d e nt va ria b le s u se d fo r th is stu d y a re th e rig ht-w a rd p o litic a l id e o lo g y a n d rig ht w in g vo tin g d e c isio n re p o rte d by th e re sp o n d e nt. T h e a n a ly sis fo r rig ht w in g vo tin g d e c isio n c o n sid e rs th e fo llow in g 1 7 o u t o f 2 2 c o u ntrie s:
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